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Variable Coefficient Std. Error t-Statistic Prob.
AR(1) 0.988710 0.035552 27.81006 0.0000
R2-50% D-W=2.03
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Variable Coefficient Std. Error t-Statistic Prob.
AR(1) 0.987434 0.023839 41.33359 0.0000
%45R2= D-W=1.99
Eviews : a2l

D-W 8 ca il s 5,58 4 of 110.05 oo 81 2, (0.000) sy e e AR(L) gl 1 Prob. a8 o1 ¥l goudt s o
ARIMA 73 5k S s’ Gl blayt 168 o0 23,80 e 11(1.99)
INF sl g AR Ul a5 (4) 2, Sy

Variable Coefficient Std. Error t-Statistic Prob.
AR(1) 0.600886 0.082194 7.310623 0.0000
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Variable Coefficient Std. Error t-Statistic Prob.
AR(1) 1.938408 0.291096 6.659001 0.0000
AR(2) -0.938408 0.243089 -3.860339 0.0011
MA(1) -0.999963 0.001707 -585.9181 0.0000
SIGMASQ. 51.34274 20.36888 2.520646 0.0208
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Dependent Variable: GDP
Method: ARMA Maximum Likelihood (OPG - BHHH)

Date: 07/30/24 Time: 07:47

Sample: 2000 2022

Included observations: 23

Convergence achieved after 39 iterations
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Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.

AR(3) 0.167250 0.238913 0.700047 0.4924

AR(1) 0.813625 0.230363 3531920 0.0022

MA(1) 0.498632 0.196625 2.535957 0.0201

SIGMASQ 1.62E+27 5.89E+26 2.759276 0.0125

R-squared 0.840976 Mean dependent var 1.76E+14

Adjusted R-squared 0.815867 S.D. dependent var 1.03E+14

S.E. of regression 4.43E+13 Akaike info criterion 66.01705

Sum squared resid 3.74E+28 Schwarz criterion 66.21452

Log likelihood -755.1960 Hannan-Quinn criter. 66.06671

Durbin-Watson stat 1.746399

Inverted AR Roots .99 -.09+.40i -.09-.40i

Inverted MA Roots -.50
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Dependent Variable: INF
Method: ARMA Maximum Likelihood (OPG - BHHH)
Date: 07/30/24 Time: 07:58
Sample: 2000 2022
Included observations: 23
Convergence not achieved after 500 iterations

Coefficient covariance computed using outer product of gradients

Variable Coefficient Std. Error t-Statistic Prob.

AR(2) 1.507362 0.056086 26.87578 0.0000

AR(4) -0.507401 0.021389 -23.72258 0.0000

MA(2) -0.997227 0.065213 -15.29191 0.0000

SIGMASQ 192.7139 54.74279 3.520352 0.0023

R-squared 0.078235 Mean dependent var 10.16105

Adjusted R-squared -0.067306 S.D. dependent var 14.78424

S.E. of regression 15.27368 Akaike info criterion 8.514469

Sum squared resid 4432.420 Schwarz criterion 8.711946

Log likelihood -93.91639 Hannan-Quinn criter. 8.564134
Durbin-Watson stat 1.485159

Inverted AR Roots 1.00 71 -71 -1.00
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Inverted MA Roots 1.00 -1.00
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Ldl Ifnf Ifn GDPF GDP MSF MS
2015 0.000 1.39 415 1.946 27.61 43.41
2016 0.001 0.55 4.10 1.969 27.30 45.93
2017 0.000 0.18 4.05 2.216 26.99 41.89
2018 0.000 0.36 3.99 2.689 26.68 35.47
2019 0.000 -0.19 3.94 2.761 26.38 37.45
2020 0.000 0.57 3.89 2.156 26.09 55.59
2021 0.000 6.04 3.85 3.040 25.79 46.00
2022 6.769 4.99 3.80 4156 25.50 64.00
2023 4.067 3.75 25.21
2024 2.444 3.70 24.93
2025 1.468 3.66 24.65
2026 8.825 3.61 24.37
2027 5303 3.56 24.09
2028 3.186 3.52 23.82
2029 1.914 3.47 23.55
2030 1.150 3.43 23.29
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Dependent Variable: INF
Method: Least Squares
Date: 07/30/24 Time: 08:05
Sample (adjusted): 2000 2022

Included observations: 23 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
C 32.91884 9.624209 3.420421 0.0027
MS -0.372200 0.339157 -1.097424 0.2855
GDP -5.40E-14 3.45E-14 -1.565045 0.1333
R-squared 0.344305 Mean dependent var 10.16105
Adjusted R-squared 0.278736 S.D. dependent var 14.78424
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S.E. of regression 12.55586 Akaike info criterion 8.019359
Sum squared resid 3152.990 Schwarz criterion 8.167467
Log likelihood -89.22263 Hannan-Quinn criter. 8.056608
F-statistic 5.250996 Durbin-Watson stat 1.680971
Prob(F-statistic) 0.014690
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Dependent Variable: INFF
Method: Least Squares
Date: 07/30/24 Time: 08:07
Sample (adjusted): 2001 2030

Included observations: 30 after adjustments

Variable Coefficient Std. Error t-Statistic Prob.
C 72.43635 13.82365 5.240031 0.0000
MSF -26.95953 4.913079 -5.487298 0.0000
GDPF 1.62E-11 2.93E-12 5.516753 0.0000
R-squared 0.707668 Mean dependent var 0.249869
Adjusted R-squared 0.686014 S.D. dependent var 0.646899
S.E. of regression 0.362487 Akaike info criterion 0.902982
Sum squared resid 3.547712 Schwarz criterion 1.043102
Log likelihood -10.54474 Hannan-Quinn criter. 0.947808
F-statistic 32.68034 Durbin-Watson stat 0.381657

Prob(F-statistic) 0.000000
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